Purchase Report by Report Date

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND: NJBE

STATE STREET.

February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY
EURO CURRENCY
FRANCE
ACI004Z24 ANACAP FINANCIAL PARTNERS Il LIMITED PARTNERSHIP 06 Feb 2012 06 Feb 2012 PARTNERSHIP COST-INSIDE COMMIT EUR/OTH
335,805.730 0.759763 Local 1.000000 0.00 0.00 0.00 335,805.73
Base 1.316200 0.00 0.00 0.00 441,987.50
06 Feb 2012 06 Feb 2012 MANAGEMENT FEES INSIDE-COMMIT EUR/BOS
479,241.780 0.759763 Local 1.000000 0.00 0.00 0.00 479,241.78
Base 1.316200 0.00 0.00 0.00 630,778.03
ACIl004Z24 Total
815,047.510 Local 0.00 0.00 0.00 815,047.51
Base 0.00 0.00 0.00 1,072,765.53
FRANCE Total
815,047.510 Local 0.00 0.00 0.00 815,047.51
Base 0.00 0.00 0.00 1,072,765.53
UNITED STATES
ACI0055B4 GOLDMAN SACHS PVTEQNJ II LTD PARTNERSHIP 21 Feb 2012 21 Feb 2012 CAPITAL CALL EUR/BOS
8,891,801.000 0.759474 Local 1.000000 0.00 0.00 0.00 8,891,801.00
Base 1.316700 0.00 0.00 0.00 11,707,834.34
21 Feb 2012 21 Feb 2012 PARTNERSHIP COST-INSIDE COMMIT EUR/OTH
21,037.000 0.759474 Local 1.000000 0.00 0.00 0.00 21,037.00
Base 1.316700 0.00 0.00 0.00 27,699.42
21 Feb 2012 21 Feb 2012 MANAGEMENT FEES INSIDE-COMMIT EUR/OTH
361,572.000 0.759474 Local 1.000000 0.00 0.00 0.00 361,572.00
Base 1.316700 0.00 0.00 0.00 476,081.85
ACI0055B4 Total
9,274,410.000 Local 0.00 0.00 0.00 9,274,410.00
Base 0.00 0.00 0.00 12,211,615.61
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Purchase Report by Report Date COMMON E FRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND:  NJBE STATE STREET.

February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

UNITED STATES Total
9,274,410.000 Local 0.00 0.00 0.00 9,274,410.00
Base 0.00 0.00 0.00 12,211,615.61
EURO CURRENCY Total
10,089,457.510 Local 0.00 0.00 0.00 10,089,457.51
Base 0.00 0.00 0.00 13,284,381.14
POUND STERLING
ACI016KI9 ANACAP CREDIT OPPS Il LP LIMITED PARTNERSHIP 29 Feb 2012 29 Feb 2012 CAPITAL CALL GBP/BOS
709,688.500 0.632791 Local 1.000000 0.00 0.00 0.00 709,688.50
Base 1.580300 0.00 0.00 0.00 1,121,5620.73
29 Feb 2012 29 Feb 2012 PARTNERSHIP COST-INSIDE COMMIT GBP/OTH
69,635.340 0.632791 Local 1.000000 0.00 0.00 0.00 69,635.34
Base 1.580300 0.00 0.00 0.00 110,044.73
ACI016KI9 Total
779,323.840 Local 0.00 0.00 0.00 779,323.84
Base 0.00 0.00 0.00 1,231,565.46
POUND STERLING Total
779,323.840 Local 0.00 0.00 0.00 779,323.84
Base 0.00 0.00 0.00 1,231,565.46
US DOLLAR
02299C968 COURT SQUARE CAPITAL PARTNERS I LP 24 Feb 2012 24 Feb 2012 CAPITAL CALL USD/BOS
7,058,946.000 1.000000 Local 1.000000 0.00 0.00 0.00 7,058,946.00
Base 1.000000 0.00 0.00 0.00 7,058,946.00
071991913 BLACKSTONE CAPITAL PARTNERS VLP 23 Feb 2012 23 Feb 2012 CAPITAL CALL USD/BOS
219,338.420 1.000000 Local 1.000000 0.00 0.00 0.00 219,338.42
Base 1.000000 0.00 0.00 0.00 219,338.42
57399D928 MATLIN PATTERSON GLB OPP PRTN Il LP 10 Feb 2012 10 Feb 2012 CAPITAL CALL USD/BOS
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Purchase Report by Report Date

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND: NJBE

STATE STREET.

February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
880,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 880,000.00
Base 1.000000 0.00 0.00 0.00 880,000.00
67020Y100 NUANCE COMMUNICATIONS INC COMMON STOCK USD.001 16 Feb 2012 MERRILL LYNCH, PIERCE FENNER SMITH USD/DTC
230.000 1.000000 Local 400.000000 0.00 0.00 0.00 92,000.00
Base 400.000000 0.00 0.00 0.00 92,000.00
16 Feb 2012 CANCEL MERRILL LYNCH, PIERCE FENNER SMITH USD/DTC
-230.000 1.000000 Local 400.000000 0.00 0.00 0.00 -92,000.00
Base 400.000000 0.00 0.00 0.00 -92,000.00
16 Feb 2012 MERRILL LYNCH, PIERCE FENNER SMITH USD/DTC
1,380.000 1.000000 Local 25.750000 0.00 0.00 0.00 35,535.00
Base 25.750000 0.00 0.00 0.00 35,535.00
16 Feb 2012 CANCEL MERRILL LYNCH, PIERCE FENNER SMITH USD/DTC
-1,380.000 1.000000 Local 25.750000 0.00 0.00 0.00 -35,535.00
Base 25.750000 0.00 0.00 0.00 -35,535.00
27 Feb 2012 MERRILL LYNCH, PIERCE FENNER SMITH USD/DTC
35,535.000 1.000000 Local 26.910000 0.00 0.00 0.00 956,246.85
Base 26.910000 0.00 0.00 0.00 956,246.85
27 Feb 2012 MERRILL LYNCH, PIERCE FENNER SMITH USD/DTC
92,000.000 1.000000 Local 26.910000 0.00 0.00 0.00 2,475,720.00
Base 26.910000 0.00 0.00 0.00 2,475,720.00
67020Y100 Total
127,535.000 Local 0.00 0.00 0.00 3,431,966.85
Base 0.00 0.00 0.00 3,431,966.85
76199H921 THE RESOLUTE FUND II L.P. 14 Feb 2012 14 Feb 2012 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
279,894.000 1.000000 Local 1.000000 0.00 0.00 0.00 279,894.00
Base 1.000000 0.00 0.00 0.00 279,894.00
14 Feb 2012 14 Feb 2012 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
36,258.000 1.000000 Local 1.000000 0.00 0.00 0.00 36,258.00
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Base 1.000000 0.00 0.00 0.00 36,258.00
76199H921 Total

316,152.000 Local 0.00 0.00 0.00 316,152.00
Base 0.00 0.00 0.00 316,152.00

770999928  TPG STAR LIMITED PARTNERSHIP 29 Feb 2012 29 Feb 2012 CAPITAL CALL USD/BOS
905,806.000 1.000000 Local 1.000000 0.00 0.00 0.00 905,806.00
Base 1.000000 0.00 0.00 0.00 905,806.00

770998915  TPG PARTNERS VI LIMITED PARTNERSHIP 24 Feb 2012 24 Feb 2012 CAPITAL CALL USD/BOS
1,130,046.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,130,046.00
Base 1.000000 0.00 0.00 0.00 1,130,046.00

87612G101  TARGA RESOURCES CORP COMMON STOCK USD.001 28 Feb 2012 28 Feb 2012 MERRILL LYNCH, PIERCE FENNER SMITH ~ USD/DTC
2,961.000 1.000000 Local 45.760000 0.00 0.00 0.00 135,495.36
Base 45.760000 0.00 0.00 0.00 135,495.36

28 Feb 2012 28 Feb 2012 MERRILL LYNCH, PIERCE FENNER SMITH  USD/DTC
10,000.000 1.000000 Local 45.760000 0.00 0.00 0.00 457,600.00
Base 45.760000 0.00 0.00 0.00 457,600.00

87612G101 Total

12,961.000 Local 0.00 0.00 0.00 593,095.36
Base 0.00 0.00 0.00 593,095.36

913QTRO00  LINDSAY GOLDBERG Ill LP 16 Feb 2012 16 Feb 2012 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
25,635.000 1.000000 Local 1.000000 0.00 0.00 0.00 25,635.00
Base 1.000000 0.00 0.00 0.00 25,635.00

16 Feb 2012 16 Feb 2012 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
547,449.000 1.000000 Local 1.000000 0.00 0.00 0.00 547,449.00
Base 1.000000 0.00 0.00 0.00 547,449.00

16 Feb 2012 16 Feb 2012 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
377,638.000 1.000000 Local 1.000000 0.00 0.00 0.00 377,638.00
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COMMON E PRIVATE EQUITY
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Base 1.000000 0.00 0.00 0.00 377,638.00
16 Feb 2012 16 Feb 2012 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
8,544.000 1.000000 Local 1.000000 0.00 0.00 0.00 8,544.00
Base 1.000000 0.00 0.00 0.00 8,544.00
16 Feb 2012 16 Feb 2012 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
299,090.000 1.000000 Local 1.000000 0.00 0.00 0.00 299,090.00
Base 1.000000 0.00 0.00 0.00 299,090.00
16 Feb 2012 16 Feb 2012 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
681,739.000 1.000000 Local 1.000000 0.00 0.00 0.00 681,739.00
Base 1.000000 0.00 0.00 0.00 681,739.00
913QTR900 Total
1,940,095.000 Local 0.00 0.00 0.00 1,940,095.00
Base 0.00 0.00 0.00 1,940,095.00
927997999 VISTA EQUITY PARTNERS Il LP 06 Feb 2012 06 Feb 2012 CAPITAL CALL USD/BOS
1,574,478.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,574,478.00
Base 1.000000 0.00 0.00 0.00 1,574,478.00
934996984 WARBURG PINCUS PRIVATE EQ VIl LIMITED PARTNER 16 Feb 2012 MERRILL LYNCH, PIERCE FENNER SMITH USD/DTC
1,380.000 1.000000 Local 25.750000 0.00 0.00 0.00 35,535.00
Base 25.750000 0.00 0.00 0.00 35,535.00
16 Feb 2012 CANCEL MERRILL LYNCH, PIERCE FENNER SMITH USD/DTC
-1,380.000 1.000000 Local 25.750000 0.00 0.00 0.00 -35,535.00
Base 25.750000 0.00 0.00 0.00 -35,535.00
934996984 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
985AFB908 JP MORGAN VENTURE CAPITAL IlI LIMITED PARTNERSHIP 27 Feb 2012 27 Feb 2012 CAPITAL CALL USD/BOS
1,487,410.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,487,410.00
Base 1.000000 0.00 0.00 0.00 1,487,410.00
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COMMON E PRIVATE EQUITY

Purchase Report by Report Date
NJ DIVISION OF INVESTMENT

FUND:  NJBE STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
ACI004QN8 CSFB NJDI INVESTMENT FUND LIMITED PARTNERSHIP 22 Feb 2012 22 Feb 2012 CAPITAL CALL USD/BOS
1,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,000,000.00
Base 1.000000 0.00 0.00 0.00 1,000,000.00
ACI004RHO NJHL EUR BUYOUT FND SER C LIMITED PARTNERSHIP 14 Feb 2012 14 Feb 2012 CAPITAL CALL USD/BOS
571,833.370 1.000000 Local 1.000000 0.00 0.00 0.00 571,833.37
Base 1.000000 0.00 0.00 0.00 571,833.37
28 Feb 2012 28 Feb 2012 CAPITAL CALL USD/BOS
2,783,485.870 1.000000 Local 1.000000 0.00 0.00 0.00 2,783,485.87
Base 1.000000 0.00 0.00 0.00 2,783,485.87
ACI004RHO Total
3,355,319.240 Local 0.00 0.00 0.00 3,355,319.24
Base 0.00 0.00 0.00 3,355,319.24
ACI004RI8 SONJ PVT OPPORTUNITIES FND II LIMITED PARTNERSHIP 15 Feb 2012 15 Feb 2012 CAPITAL CALL USD/BOS
931,877.000 1.000000 Local 1.000000 0.00 0.00 0.00 931,877.00
Base 1.000000 0.00 0.00 0.00 931,877.00
ACI004548 NJHL EUR BUYOUT FND Il SER B LIMITED PARTNERSHIP 06 Feb 2012 06 Feb 2012 CAPITAL CALL USD/BOS
105,634.260 1.000000 Local 1.000000 0.00 0.00 0.00 105,634.26
Base 1.000000 0.00 0.00 0.00 105,634.26
06 Feb 2012 06 Feb 2012 CAPITAL CALL USD/BOS
20,622.530 1.000000 Local 1.000000 0.00 0.00 0.00 20,622.53
Base 1.000000 0.00 0.00 0.00 20,622.53
09 Feb 2012 09 Feb 2012 CAPITAL CALL USD/BOS
711,425.000 1.000000 Local 1.000000 0.00 0.00 0.00 711,425.00
Base 1.000000 0.00 0.00 0.00 711,425.00
16 Feb 2012 16 Feb 2012 CAPITAL CALL USD/BOS
722,370.000 1.000000 Local 1.000000 0.00 0.00 0.00 722,370.00
Base 1.000000 0.00 0.00 0.00 722,370.00
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COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND: NJBE
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Purchase Report by Report Date
STATE STREET.

February 1, 2012 to February 29, 2012 View Date:

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
ACI004S48 Total
1,560,051.790 Local 0.00 0.00 0.00 1,560,051.79
Base 0.00 0.00 0.00 1,560,051.79
ACI004S55 NJHL EUR BUYOUT FND SER A LIMITED PARTNERSHIP ~ 03 Feb 2012 03 Feb 2012 CAPITAL CALL USD/BOS
202,229.620 1.000000 Local 1.000000 0.00 0.00 0.00 202,229.62
Base 1.000000 0.00 0.00 0.00 202,229.62
29 Feb 2012 29 Feb 2012 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
7,683.700 1.000000 Local 1.000000 0.00 0.00 0.00 7,683.70
Base 1.000000 0.00 0.00 0.00 7,683.70
ACI1004S55 Total
209,913.320 Local 0.00 0.00 0.00 209,913.32
Base 0.00 0.00 0.00 209,913.32
ACI004X91 CSFB/NJDI INVESTMENT 2008 1SER  LIMITED PARTNERSHIP ~ 15 Feb 2012 15 Feb 2012 CAPITAL CALL USD/BOS
1,086,894.660 1.000000 Local 1.000000 0.00 0.00 0.00 1,086,894.66
Base 1.000000 0.00 0.00 0.00 1,086,894.66
24 Feb 2012 24 Feb 2012 CAPITAL CALL USD/BOS
1,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,000,000.00
Base 1.000000 0.00 0.00 0.00 1,000,000.00
ACI004X91 Total
2,086,894.660 Local 0.00 0.00 0.00 2,086,894.66
Base 0.00 0.00 0.00 2,086,894.66
ACI004XC4 CSFB/NJDI INVESTMENT SER 2006 LIMITED PARTNERSHIP 15 Feb 2012 15 Feb 2012 CAPITAL CALL USD/BOS
91,764.870 1.000000 Local 1.000000 0.00 0.00 0.00 91,764.87
Base 1.000000 0.00 0.00 0.00 91,764.87
ACIO0GR67 CENTERBRIDGE CAPITAL PTRNS I LIMITED PARTNERSHIP 07 Feb 2012 07 Feb 2012 CAPITAL CALL USD/BOS
1,802,760.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,802,760.00
Base 1.000000 0.00 0.00 0.00 1,802,760.00
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Purchase Report by Report Date

February 1, 2012 to February 29, 2012

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND: NJBE

View Date: March 12, 2012

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
07 Feb 2012 CAPITAL CALL USD/BOS
1,802,760.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,802,760.00
Base 1.000000 0.00 0.00 0.00 1,802,760.00
07 Feb 2012 CANCEL CAPITAL CALL USD/BOS
-1,802,760.000 1.000000 Local 1.000000 0.00 0.00 0.00 -1,802,760.00
Base 1.000000 0.00 0.00 0.00 -1,802,760.00
ACIO0GR67 Total
1,802,760.000 Local 0.00 0.00 0.00 1,802,760.00
Base 0.00 0.00 0.00 1,802,760.00
ACIO0ULO3 STERLING CAPITAL PARTNERS IV LIMITED PARTNERSHIP 27 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
1.000 1.000000 Local 1.000000 0.00 0.00 0.00 1.00
Base 1.000000 0.00 0.00 0.00 1.00
27 Feb 2012 CANCEL STATE STREET BANK AND TRUST USD/BOS
-1.000 1.000000 Local 1.000000 0.00 0.00 0.00 -1.00
Base 1.000000 0.00 0.00 0.00 -1.00
ACIO0ULOS3 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
ACIO1BTP3 TPG OPPORTUNITIES PTNRS I REIT 16 Feb 2012 CAPITAL CALL USD/BOS
1.000 1.000000 Local 1.000000 0.00 0.00 0.00 1.00
Base 1.000000 0.00 0.00 0.00 1.00
16 Feb 2012 CANCEL CAPITAL CALL USD/BOS
-1.000 1.000000 Local 1.000000 0.00 0.00 0.00 -1.00
Base 1.000000 0.00 0.00 0.00 -1.00
ACI01BTP3 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
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NJ DIVISION OF INVESTMENT
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Units/Original Face

ACI0O10OMV9 BLACKSTONE TACTICAL OPPTY FUND LIMITED PARTNERSHIP 24 Feb 2012 CAPITAL CALL USD/BOS
1.000 1.000000 Local 1.000000 0.00 0.00 0.00 1.00
Base 1.000000 0.00 0.00 0.00 1.00

24 Feb 2012 CANCEL CAPITAL CALL USD/BOS
-1.000 1.000000 Local 1.000000 0.00 0.00 0.00 -1.00
Base 1.000000 0.00 0.00 0.00 -1.00

28 Feb 2012 28 Feb 2012 CAPITAL CALL USD/BOS
37,293,900.000 1.000000 Local 1.000000 0.00 0.00 0.00 37,293,900.00
Base 1.000000 0.00 0.00 0.00 37,293,900.00

ACI010MV9 Total

37,293,900.000 Local 0.00 0.00 0.00 37,293,900.00
Base 0.00 0.00 0.00 37,293,900.00

US DOLLAR Total

63,985,248.300 Local 0.00 0.00 0.00 67,869,814.51
Base 0.00 0.00 0.00 67,869,814.51
EQUITY Total
74,854,029.650
Base 0.00 0.00 0.00 82,385,761.11
PURCHASE Total
74,854,029.650
Base 0.00 0.00 0.00 82,385,761.11
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EQUITY
US DOLLAR
67020Y100 NUANCE COMMUNICATIONS INC COMMON STOCK USD.001 28 Feb 2012 INTERNAL TRANSFER USD/DTC
127,535.000 1.000000 Local 26.270000 0.00 0.00 0.00 3,350,344.45
Base 26.270000 0.00 0.00 0.00 3,350,344.45
77099B915 TPG PARTNERS VI LIMITED PARTNERSHIP 09 Feb 2012 OPEN STATE STREET BANK AND TRUST USD/BOS
9,998,716.990 1.000000 Local 0.910533 0.00 0.00 0.00 9,104,166.32
Base 0.910533 0.00 0.00 0.00 9,104,166.32
US DOLLAR Total
10,126,251.990 Local 0.00 0.00 0.00 12,454,510.77
Base 0.00 0.00 0.00 12,454,510.77
EQUITY Total
10,126,251.990
Base 0.00 0.00 0.00 12,454,510.77
SALES Total
10,126,251.990
Base 0.00 0.00 0.00 12,454,510.77
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EQUITY
US DOLLAR
09299E951 BLACKSTONE REAL ESTATE PTNR VI LP 14 Feb 2012 CAPITAL CALL USD/BOS
276,633.000 1.000000 Local 1.000000 0.00 0.00 0.00 276,633.00
Base 1.000000 0.00 0.00 0.00 276,633.00
14 Feb 2012 CANCEL CAPITAL CALL USD/BOS
-276,633.000 1.000000 Local 1.000000 0.00 0.00 0.00 -276,633.00
Base 1.000000 0.00 0.00 0.00 -276,633.00
14 Feb 2012 CAPITAL CALL USD/BOS
634,118.000 1.000000 Local 1.000000 0.00 0.00 0.00 634,118.00
Base 1.000000 0.00 0.00 0.00 634,118.00
14 Feb 2012 CANCEL CAPITAL CALL USD/BOS
-634,118.000 1.000000 Local 1.000000 0.00 0.00 0.00 -634,118.00
Base 1.000000 0.00 0.00 0.00 -634,118.00
14 Feb 2012 CAPITAL CALL USD/BOS
258,614.000 1.000000 Local 1.000000 0.00 0.00 0.00 258,614.00
Base 1.000000 0.00 0.00 0.00 258,614.00
14 Feb 2012 CANCEL CAPITAL CALL USD/BOS
-258,614.000 1.000000 Local 1.000000 0.00 0.00 0.00 -258,614.00
Base 1.000000 0.00 0.00 0.00 -258,614.00
14 Feb 2012 CAPITAL CALL USD/BOS
112,820.000 1.000000 Local 1.000000 0.00 0.00 0.00 112,820.00
Base 1.000000 0.00 0.00 0.00 112,820.00
14 Feb 2012 CANCEL CAPITAL CALL USD/BOS
-112,820.000 1.000000 Local 1.000000 0.00 0.00 0.00 -112,820.00
Base 1.000000 0.00 0.00 0.00 -112,820.00
09299E951 Total
0.000 Local 0.00 0.00 0.00 0.00
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Base 0.00 0.00 0.00 0.00

72599P9A0 PLA RESIDENTIAL FUND HlI 16 Feb 2012 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
8,420.000 1.000000 Local 1.000000 0.00 0.00 0.00 8,420.00
Base 1.000000 0.00 0.00 0.00 8,420.00

16 Feb 2012 CANCEL PARTNERSHIP COST-INSIDE COMMIT USD/BOS
-8,420.000 1.000000 Local 1.000000 0.00 0.00 0.00 -8,420.00
Base 1.000000 0.00 0.00 0.00 -8,420.00

16 Feb 2012 CAPITAL CALL USD/BOS
3,056,347.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,056,347.00
Base 1.000000 0.00 0.00 0.00 3,056,347.00

16 Feb 2012 CANCEL CAPITAL CALL USD/BOS
-3,056,347.000 1.000000 Local 1.000000 0.00 0.00 0.00 -3,056,347.00
Base 1.000000 0.00 0.00 0.00 -3,056,347.00

16 Feb 2012 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
303,109.000 1.000000 Local 1.000000 0.00 0.00 0.00 303,109.00
Base 1.000000 0.00 0.00 0.00 303,109.00

16 Feb 2012 CANCEL MANAGEMENT FEES INSIDE-COMMIT USD/BOS
-303,109.000 1.000000 Local 1.000000 0.00 0.00 0.00 -303,109.00
Base 1.000000 0.00 0.00 0.00 -303,109.00

29 Feb 2012 29 Feb 2012 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
8,420.000 1.000000 Local 1.000000 0.00 0.00 0.00 8,420.00
Base 1.000000 0.00 0.00 0.00 8,420.00

29 Feb 2012 29 Feb 2012 CAPITAL CALL USD/BOS
3,056,347.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,056,347.00
Base 1.000000 0.00 0.00 0.00 3,056,347.00

29 Feb 2012 29 Feb 2012 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
303,109.000 1.000000 Local 1.000000 0.00 0.00 0.00 303,109.00
Base 1.000000 0.00 0.00 0.00 303,109.00
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Purchase Report by Report Date COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

FUND: NJBR

STATE STREET.

February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

72599P9A0 Total
3,367,876.000 Local 0.00 0.00 0.00 3,367,876.00
Base 0.00 0.00 0.00 3,367,876.00
ACI005C34 BLACKSTONE RE PRTNR VI TE 2 REIT 14 Feb 2012 14 Feb 2012 CAPITAL CALL USD/BOS
112,820.000 1.000000 Local 1.000000 0.00 0.00 0.00 112,820.00
Base 1.000000 0.00 0.00 0.00 112,820.00
14 Feb 2012 14 Feb 2012 CAPITAL CALL USD/BOS
258,614.000 1.000000 Local 1.000000 0.00 0.00 0.00 258,614.00
Base 1.000000 0.00 0.00 0.00 258,614.00
14 Feb 2012 14 Feb 2012 CAPITAL CALL USD/BOS
634,118.000 1.000000 Local 1.000000 0.00 0.00 0.00 634,118.00
Base 1.000000 0.00 0.00 0.00 634,118.00
14 Feb 2012 14 Feb 2012 CAPITAL CALL USD/BOS
276,633.000 1.000000 Local 1.000000 0.00 0.00 0.00 276,633.00
Base 1.000000 0.00 0.00 0.00 276,633.00
ACI005C34 Total
1,282,185.000 Local 0.00 0.00 0.00 1,282,185.00
Base 0.00 0.00 0.00 1,282,185.00
US DOLLAR Total
4,650,061.000 Local 0.00 0.00 0.00 4,650,061.00
Base 0.00 0.00 0.00 4,650,061.00
EQUITY Total
4,650,061.000
Base 0.00 0.00 0.00 4,650,061.00
PURCHASE Total
4,650,061.000
Base 0.00 0.00 0.00 4,650,061.00
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Sales Report by Report Date COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

FUND: NJBR

STATE STREET.

February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

EQUITY
US DOLLAR
74965L101 RLJ LODGING TRUST REIT 17 Feb 2012 23 Feb 2012 GOLDMAN SACHS + CO USD/DTC 0.01
50,000.000 1.000000 Local 17.500000 0.00 500.00 15.75 874,484.25
Base 17.500000 0.00 500.00 15.75 874,484.25
24 Feb 2012 29 Feb 2012 SANFORD CBERNSTEIN CO LLC uUSD/DTC 0.01
125,898.000 1.000000 Local 18.295500 0.00 1,258.98 41.47 2,302,066.41
Base 18.295500 0.00 1,258.98 41.47 2,302,066.41
27 Feb 2012 OPEN SANFORD CBERNSTEIN CO LLC USD/DTC 0.01
219,379.000 1.000000 Local 18.088300 0.00 2,193.79 7143 3,965,927.95
Base 18.088300 0.00 2,193.79 7143 3,965,927.95
28 Feb 2012 OPEN SANFORD CBERNSTEIN CO LLC uUSD/DTC 0.01
107,229.000 1.000000 Local 17.956300 0.00 1,072.29 34.66 1,924,329.13
Base 17.956300 0.00 1,072.29 34.66 1,924,329.13
29 Feb 2012 OPEN J.P. MORGAN CLEARING CORP. USD/DTC 0.02
20,000.000 1.000000 Local 17.870000 0.00 400.00 6.44 356,993.56
Base 17.870000 0.00 400.00 6.44 356,993.56
29 Feb 2012 OPEN SANFORD CBERNSTEIN CO LLC uUSD/DTC 0.01
51,988.000 1.000000 Local 17.935600 0.00 519.88 16.79 931,899.30
Base 17.935600 0.00 519.88 16.79 931,899.30
74965L101 Total
574,494.000 Local 0.00 5,944.94 186.54 10,355,700.60
Base 0.00 5,944.94 186.54 10,355,700.60
US DOLLAR Total
574,494.000 Local 0.00 5,944.94 186.54 10,355,700.60
Base 0.00 5,944.94 186.54 10,355,700.60
EQUITY Total
574,494.000
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Sales Report by Report Date

February 1, 2012 to February 29, 2012

COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

FUND: NJBR
View Date: March 12, 2012

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
Base 0.00 5,944.94 186.54 10,355,700.60
SALES Total
574,494.000
Base 0.00 5,944.94 186.54 10,355,700.60
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Purchase and Sales by Report Date

February 1, 2012 to February 29, 2012

COMMON E REAL ASSET HEDGES
CLIENT MANAGED

FUND: NJDL
View Date: March 12, 2012

STATE STREET.

Base Currency: USD - USD
Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate

Units/Original Face

Trd Date Stl Date  Fail Days Broker Name
Price Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds
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Purchase and Sales by Report Date

February 1, 2012 to February 29, 2012

COMMON E REAL ASSETS EQTY/HEDG
COMMON E REAL ASSETS EQTY/HEDG

FUND: NJDP
View Date: March 12, 2012

STATE STREET.

Base Currency: USD - USD
Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate
Units/Original Face

Trd Date Stl Date  Fail Days Broker Name
Price Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds
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Purchase Report by Report Date

February 1, 2012 to February 29, 2012

COMMON E REAL ASSETS ETF/HEDGE

NJ DIVISION OF INVESTMENT
FUND: NJDW

View Date: March 12, 2012

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY
US DOLLAR
464285105 ISHARES GOLD TRUST ISHARES GOLD TRUST 23 Feb 2012 28 Feb 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.04
200,000.000 1.000000 Local 17.343100 0.00 8,000.00 0.00 3,476,620.00
Base 17.343100 0.00 8,000.00 0.00 3,476,620.00
23 Feb 2012 28 Feb 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.01
1,300,000.000 1.000000 Local 17.388800 0.00 13,000.00 0.00 22,618,440.00
Base 17.388800 0.00 13,000.00 0.00 22,618,440.00
464285105 Total
1,500,000.000 Local 0.00 21,000.00 0.00 26,095,060.00
Base 0.00 21,000.00 0.00 26,095,060.00
US DOLLAR Total
1,500,000.000 Local 0.00 21,000.00 0.00 26,095,060.00
Base 0.00 21,000.00 0.00 26,095,060.00
EQUITY Total
1,500,000.000
Base 0.00 21,000.00 0.00 26,095,060.00
OPTIONS ASSIGNED
US DOLLAR
997511919 RLJ LODGING TRUST FEB12 17.5 CALL 17 Feb 2012 23 Feb 2012 GOLDMAN SACHS + CO USD/NYF
500.000 1.000000 Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
997541486 MARKET VECTORS AGRIBUSINESS FEB12 51 CALL 17 Feb 2012 23 Feb 2012 GOLDMAN SACHS + CO USD/NYF
997.000 1.000000 Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
997553861 POWERSHARES DB COMMODITY FEB12 28 CALL 17 Feb 2012 23 Feb 2012 GOLDMAN SACHS + CO USD/NYF
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NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

2,000.000 1.000000 Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
US DOLLAR Total
3,497.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

OPTIONS ASSIGNED Total

3,497.000
Base 0.00 0.00 0.00 0.00
OPTIONS BOUGHTBACK
US DOLLAR
997541486 MARKET VECTORS AGRIBUSINESS FEB12 51 CALL 14 Feb 2012 15 Feb 2012 GOLDMAN SACHS + CO USD/NYF 2.00
3.000 1.000000 Local 50.958000 0.00 6.00 0.30 15,293.70
Base 50.958000 0.00 6.00 0.30 15,293.70
US DOLLAR Total
3.000 Local 0.00 6.00 0.30 15,293.70
Base 0.00 6.00 0.30 15,293.70
OPTIONS BOUGHTBACK Total
3.000
Base 0.00 6.00 0.30 15,293.70
OPTIONS EXPIRED_WRTS
US DOLLAR
997296446 MARKET VECTORS AGRIBUSINESS FEB12 54 CALL 18 Feb 2012 18 Feb 2012 OPTION EXPIRED uSD/
1,000.000 1.000000 Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
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Purchase Report by Report Date

February 1, 2012 to February 29, 2012

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

FUND: NJDW

View Date: March 12, 2012

STATE STREET,

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
US DOLLAR Total
1,000.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
OPTIONS EXPIRED_WRTS Total
1,000.000
Base 0.00 0.00 0.00 0.00
PURCHASE Total
1,504,500.000
Base 0.00 21,006.00 0.30 26,110,353.70
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Sales Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
EQUITY
US DOLLAR
57060U605 MARKET VECTORS AGRIBUSINESS ET MARKET VECTORS AGRIB 10 Feb 2012 15 Feb 2012 NATIONAL FINANCIAL SERVICES CORP. USD/DTC 0.04
190,000.000 1.000000 Local 51.973100 0.00 7,600.00 189.60 9,867,099.40
Base 51.973100 0.00 7,600.00 189.60 9,867,099.40
10 Feb 2012 15 Feb 2012 GOLDMAN SACHS + CO uUSb/DTC 0.02
300.000 1.000000 Local 51.000000 0.00 6.00 0.30 15,293.70
Base 51.000000 0.00 6.00 0.30 15,293.70
17 Feb 2012 23 Feb 2012 GOLDMAN SACHS + CO USD/DTC 0.01
99,700.000 1.000000 Local 51.000000 0.00 997.00 91.53 5,083,611.46
Base 51.000000 0.00 997.00 91.53 5,083,611.46
57060U605 Total
290,000.000 Local 0.00 8,603.00 281.43 14,966,004.56
Base 0.00 8,603.00 281.43 14,966,004.56
739355105 POWERSHARES DB COMMODITY UNIT BEN INT 17 Feb 2012 23 Feb 2012 GOLDMAN SACHS + CO USD/DTC 0.01
200,000.000 1.000000 Local 28.000000 0.00 2,000.00 100.80 5,597,899.20
Base 28.000000 0.00 2,000.00 100.80 5,597,899.20
24 Feb 2012 29 Feb 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.01
1,600,000.000 1.000000 Local 29.646200 0.00 16,000.00 853.82 47,417,066.18
Base 29.646200 0.00 16,000.00 853.82 47,417,066.18
739358105 Total
1,800,000.000 Local 0.00 18,000.00 954.62 53,014,965.38
Base 0.00 18,000.00 954.62 53,014,965.38
78463V107 SPDR GOLD SHARES SPDR GOLD TRUST 03 Feb 2012 08 Feb 2012 WELLS FARGO SECURITIES LLC USD/DTC 0.04
32,800.000 1.000000 Local 167.818500 0.00 1,312.00 105.69 5,503,029.11
Base 167.818500 0.00 1,312.00 105.69 5,503,029.11
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Sales Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
US DOLLAR Total
2,122,800.000 Local 0.00 27,915.00 1,341.74 73,483,999.05
Base 0.00 27,915.00 1,341.74 73,483,999.05
EQUITY Total
2,122,800.000
Base 0.00 27,915.00 1,341.74 73,483,999.05
OPTIONS WRITTEN
US DOLLAR
997520035 POWERSHARES DB COMMODITY APR12 29 CALL 01 Feb 2012 02 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
250.000 1.000000 Local 0.600000 0.00 250.00 0.29 14,749.71
Base 0.600000 0.00 250.00 0.29 14,749.71
03 Feb 2012 06 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
100.000 1.000000 Local 0.650000 0.00 100.00 0.13 6,399.87
Base 0.650000 0.00 100.00 0.13 6,399.87
06 Feb 2012 07 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
400.000 1.000000 Local 0.650000 0.00 400.00 0.50 25,599.50
Base 0.650000 0.00 400.00 0.50 25,599.50
07 Feb 2012 08 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
125.000 1.000000 Local 0.650000 0.00 125.00 0.16 7,999.84
Base 0.650000 0.00 125.00 0.16 7,999.84
08 Feb 2012 09 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
125.000 1.000000 Local 0.700000 0.00 125.00 0.17 8,624.83
Base 0.700000 0.00 125.00 0.17 8,624.83
992520035 Total
1,000.000 Local 0.00 1,000.00 1.25 63,373.75
Base 0.00 1,000.00 1.25 63,373.75
997562805 ISHARES GOLD TRUST APR12 18 CALL 25 Jan 2012 CANCEL GOLDMAN SACHS + CO USD/NYF 1.00

Page 22

Books Closed

Prepared by State Street




Sales Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

FUND: ~ NJDW STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012

Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face
-2,000.000 1.000000 Local 0.501200 0.00 -2,000.00 -1.93 -98,238.07
Base 0.501200 0.00 -2,000.00 -1.93 -98,238.07
23 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
15,000.000 1.000000 Local 0.253300 0.00 15,000.00 6.84 364,943.18
Base 0.253300 0.00 15,000.00 6.84 364,943.18
23 Feb 2012 CANCEL GOLDMAN SACHS + CO USD/NYF 1.00
-15,000.000 1.000000 Local 0.253300 0.00 -15,000.00 -6.84 -364,943.18
Base 0.253300 0.00 -15,000.00 -6.84 -364,943.18
23 Feb 2012 24 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
15,000.000 1.000000 Local 0.253300 0.00 15,000.00 6.84 364,943.16
Base 0.253300 0.00 15,000.00 6.84 364,943.16
997562805 Total

13,000.000 Local 0.00 13,000.00 4.91 266,705.09
Base 0.00 13,000.00 4.91 266,705.09
997567515 POWERSHARES DB COMMODITY JUL12 30 CALL 01 Feb 2012 02 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
23.000 1.000000 Local 0.750000 0.00 23.00 0.04 1,701.96
Base 0.750000 0.00 23.00 0.04 1,701.96
03 Feb 2012 06 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
227.000 1.000000 Local 0.750000 0.00 227.00 0.33 16,797.67
Base 0.750000 0.00 227.00 0.33 16,797.67
06 Feb 2012 07 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
18.000 1.000000 Local 0.800000 0.00 18.00 0.03 1,421.97
Base 0.800000 0.00 18.00 0.03 1,421.97
07 Feb 2012 08 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
232.000 1.000000 Local 0.800000 0.00 232.00 0.36 18,327.64
Base 0.800000 0.00 232.00 0.36 18,327.64
08 Feb 2012 09 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
500.000 1.000000 Local 0.787500 0.00 500.00 0.76 38,874.24
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NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

Base 0.787500 0.00 500.00 0.76 38,874.24
992567515 Total
1,000.000 Local 0.00 1,000.00 1.52 77,123.48
Base 0.00 1,000.00 1.52 77,123.48
997621460 POWERSHARES DB COMMODITY IND APR12 31 CALL 24 Feb 2012 27 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
5,000.000 1.000000 Local 0.213700 0.00 5,000.00 1.93 101,848.07
Base 0.213700 0.00 5,000.00 1.93 101,848.07
997622153 POWERSHARES DB COMMODITY APR12 30 CALL 24 Feb 2012 27 Feb 2012 GOLDMAN SACHS + CO USD/NYF 1.00
5,000.000 1.000000 Local 0.525000 0.00 5,000.00 4.73 257,495.27
Base 0.525000 0.00 5,000.00 4.73 257,495.27
997624837 ISHARES GOLD TRUST JUL12 18 CALL 25 Jan 2012 26 Jan 2012 GOLDMAN SACHS + CO USD/NYF 1.00
2,000.000 1.000000 Local 0.501200 0.00 2,000.00 1.93 98,238.07
Base 0.501200 0.00 2,000.00 1.93 98,238.07
US DOLLAR Total
27,000.000 Local 0.00 27,000.00 16.27 864,783.73
Base 0.00 27,000.00 16.27 864,783.73
OPTIONS WRITTEN Total
27,000.000
Base 0.00 27,000.00 16.27 864,783.73
SALES Total
2,149,800.000
Base 0.00 54,915.00 1,358.01 74,348,782.78

Page 24 Books Closed Prepared by State Street



Purchase Report by Report Date

February 1, 2012 to February 29, 2012

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND: NJDX

View Date: March 12, 2012

STATE STREET,

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY
AUSTRALIAN DOLLAR
616197901 MIRVAC GROUP REIT NPV 09 Feb 2012 14 Feb 2012 MERRILL LYNCH AND CO INC AUD/AU8
100,000.000 0.925412 Local 1.227300 0.00 61.37 0.00 122,791.37
Base 1.326220 0.00 66.32 0.00 132,688.33
AUSTRALIAN DOLLAR Total
100,000.000 Local 0.00 61.37 0.00 122,791.37
Base 0.00 66.32 0.00 132,688.33
JAPANESE YEN
B24HH6903 INDUSTRIAL + INFRASTRUCTURE REIT 27 Feb 2012 OPEN MORGAN STANLEY CO INCORPORATED JPY/JP3 171.87
100.000 80.460000 Local 418,306.680000 0.00 1,382,832.00 0.00 43,213,500.00
Base 5,198.939597 0.00 17,186.58 0.00 537,080.54
JAPANESE YEN Total
100.000 Local 0.00 1,382,832.00 0.00 43,213,500.00
Base 0.00 17,186.58 0.00 537,080.54
SINGAPORE DOLLAR
B4KJWS902 GLOBAL LOGISTIC PROPERTIES L COMMON STOCK NPV 06 Feb 2012 09 Feb 2012 CAPIS SGD/SG4
168,000.000 1.249700 Local 2.005800 0.00 168.49 134.79 337,277.68
Base 1.605025 0.00 134.82 107.86 269,886.92
SINGAPORE DOLLAR Total
168,000.000 Local 0.00 168.49 134.79 337,277.68
Base 0.00 134.82 107.86 269,886.92
US DOLLAR
045604105 ASSOCIATED ESTATES REALTY CP  REIT USD.1 01 Feb 2012 06 Feb 2012 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
10,000.000 1.000000 Local 16.993200 0.00 400.00 0.00 170,332.00
Base 16.993200 0.00 400.00 0.00 170,332.00
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Purchase Report by Report Date

February 1, 2012 to February 29, 2012

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND: NJDX

View Date: March 12, 2012

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
053484101 AVALONBAY COMMUNITIES INC REIT USD.01 01 Feb 2012 06 Feb 2012 PERSHING LLC USD/DTC 0.01
8,000.000 1.000000 Local 137.369500 0.00 80.00 0.00 1,099,036.00
Base 137.369500 0.00 80.00 0.00 1,099,036.00
229663109 CUBESMART REIT USD.01 10 Feb 2012 15 Feb 2012 JANNEY MONTGOMERY, SCOTT INC uUSb/DTC 0.03
50,000.000 1.000000 Local 11.388300 0.00 1,500.00 0.00 570,915.00
Base 11.388300 0.00 1,500.00 0.00 570,915.00
448579102 HYATT HOTELS CORP CL A COMMON STOCK USD.01 03 Feb 2012 08 Feb 2012 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
44,300.000 1.000000 Local 43.661700 0.00 1,772.00 0.00 1,935,985.31
Base 43.661700 0.00 1,772.00 0.00 1,935,985.31
US DOLLAR Total
112,300.000 Local 0.00 3,752.00 0.00 3,776,268.31
Base 0.00 3,752.00 0.00 3,776,268.31
EQUITY Total
380,400.000
Base 0.00 21,139.72 107.86 4,715,924.10
PURCHASE Total
380,400.000
Base 0.00 21,139.72 107.86 4,715,924.10
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Sales Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND:  NJDX STATE STREET.

February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

EQUITY
AUSTRALIAN DOLLAR
ACI00C7S0 WESTFIELD RETAIL TRUST REIT 06 Feb 2012 09 Feb 2012 CAPIS AUD/AU8
100,000.000 0.932184 Local 2.509800 0.00 125.49 0.00 250,854.51
Base 2.692387 0.00 134.62 0.00 269,104.07
09 Feb 2012 14 Feb 2012 MERRILL LYNCH AND CO INC AUD/AU8
100,000.000 0.925412 Local 2.424300 0.00 121.22 0.00 242,308.78
Base 2.619698 0.00 130.99 0.00 261,838.81
ACI00C7S0 Total
200,000.000 Local 0.00 246.71 0.00 493,163.29
Base 0.00 265.61 0.00 530,942.88

AUSTRALIAN DOLLAR Total

200,000.000 Local 0.00 246.71 0.00 493,163.29
Base 0.00 265.61 0.00 530,942.88
US DOLLAR

437306103 HOME PROPERTIES INC REIT USD.01 01 Feb 2012 06 Feb 2012 PERSHING LLC USD/DTC 0.01
16,184.000 1.000000 Local 59.972400 0.00 161.84 18.64 970,412.84
Base 59.972400 0.00 161.84 18.64 970,412.84
84610H108 SOVRAN SELF STORAGE INC REIT USD.01 10 Feb 2012 15 Feb 2012 J.P. MORGAN CLEARING CORP. USD/DTC 0.05
10,000.000 1.000000 Local 47.668400 0.00 500.00 9.16 476,174.84
Base 47.668400 0.00 500.00 9.16 476,174.84
85590A401 STARWOOD HOTELS + RESORTS COMMON STOCK USD.01 03 Feb 2012 08 Feb 2012 BARCLAYS CAPITAL INC./LE USD/DTC 0.04
35,000.000 1.000000 Local 55.233800 0.00 1,400.00 37.12 1,931,745.87
Base 55.233800 0.00 1,400.00 37.12 1,931,745.87

US DOLLAR Total
61,184.000 Local 0.00 2,061.84 64.92 3,378,333.55
Base 0.00 2,061.84 64.92 3,378,333.55
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Sales Report by Report Date

February 1, 2012 to February 29, 2012

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND: NJDX

View Date: March 12, 2012

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
EQUITY Total
261,184.000
Base 0.00 2,327.45 64.92 3,909,276.43
SALES Total
261,184.000
Base 0.00 2,327.45 64.92 3,909,276.43
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Purchase Report by Report Date

COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

FUND:  NJEF STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY
US DOLLAR
365997923 GSO SPECIAL SITUATIONS LIMITED PARTNERSHIP 01 Feb 2012 CAPITAL CALL USD/BOS
1.000 1.000000 Local 1.000000 0.00 0.00 0.00 1.00
Base 1.000000 0.00 0.00 0.00 1.00
01 Feb 2012 CANCEL CAPITAL CALL USD/BOS
-1.000 1.000000 Local 1.000000 0.00 0.00 0.00 -1.00
Base 1.000000 0.00 0.00 0.00 -1.00
01 Feb 2012 01 Feb 2012 CAPITAL CALL USD/BOS
100,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 100,000,000.00
Base 1.000000 0.00 0.00 0.00 100,000,000.00
365997923 Total
100,000,000.000 Local 0.00 0.00 0.00 100,000,000.00
Base 0.00 0.00 0.00 100,000,000.00
981FJU905 WINTON FUTURES FUND LTD LIMITED PARTNERSHIP 28 Feb 2012 28 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
25,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 25,000,000.00
Base 1.000000 0.00 0.00 0.00 25,000,000.00
ACI0054K5 ASIAN CENTURY QUEST(QP) FD LP LIMITED PARTNERSHIP 01 Feb 2012 01 Feb 2012 CAPITAL CALL USD/BOS
25,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 25,000,000.00
Base 1.000000 0.00 0.00 0.00 25,000,000.00
ACIO0TKL3 PP EQUITY ORIENTED HEDGE FUNDS LIMITED PARTNERSHIP 29 Feb 2012 29 Feb 2012 STATE STREET BANK AND TRUST USD/OTH
586,966.100 1.000000 Local 1.000000 0.00 0.00 0.00 586,966.10
Base 1.000000 0.00 0.00 0.00 586,966.10
ACIO0TKM1 PP OTHER OVERLAY LIMITED PARTNERSHIP 29 Feb 2012 29 Feb 2012 STATE STREET BANK AND TRUST USD/OTH
18,440.300 1.000000 Local 1.000000 0.00 0.00 0.00 18,440.30
Base 1.000000 0.00 0.00 0.00 18,440.30
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Purchase Report by Report Date COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

FUND:  NJEF STATE STREET.

February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

ACIO0TKN9 PP CASH OTHER 2 LIMITED PARTNERSHIP 29 Feb 2012 29 Feb 2012 STATE STREET BANK AND TRUST USD/OTH
6,377,814.450 1.000000 Local 1.000000 0.00 0.00 0.00 6,377,814.45
Base 1.000000 0.00 0.00 0.00 6,377,814.45

ACIO0TKV1 PP CREDIT ORIENTED HEDGE FUNDS LIMITED PARTNERSHIP 29 Feb 2012 29 Feb 2012 STATE STREET BANK AND TRUST USD/OTH
59,073.300 1.000000 Local 1.000000 0.00 0.00 0.00 59,073.30
Base 1.000000 0.00 0.00 0.00 59,073.30

US DOLLAR Total

157,042,294.150 Local 0.00 0.00 0.00 157,042,294.15
Base 0.00 0.00 0.00 157,042,294.15
EQUITY Total
157,042,294.150
Base 0.00 0.00 0.00 157,042,294.15
PURCHASE Total
157,042,294.150
Base 0.00 0.00 0.00 157,042,294.15
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Sales Report by Report Date COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

FUND: NJEF

STATE STREET.

February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

EQUITY
US DOLLAR
ACIO0TKN9Y PP CASH OTHER 2 LIMITED PARTNERSHIP 29 Feb 2012 29 Feb 2012 STATE STREET BANK AND TRUST USD/OTH
664,479.710 1.000000 Local 1.000000 0.00 0.00 0.00 664,479.71
Base 1.000000 0.00 0.00 0.00 664,479.71
ACI00TKU3 PP ABSOLUTE RETURN HEDGE FUNDSLIMITED PARTNERSHIP 29 Feb 2012 29 Feb 2012 STATE STREET BANK AND TRUST USD/OTH
2,427,391.030 1.000000 Local 1.000000 0.00 0.00 0.00 2,427,391.03
Base 1.000000 0.00 0.00 0.00 2,427,391.03
ACIOOTMF4 PP COMM/REAL ASSETS FUNDS LIMITED PARTNERSHIP 29 Feb 2012 29 Feb 2012 STATE STREET BANK AND TRUST USD/OTH
3,950,423.410 1.000000 Local 1.000000 0.00 0.00 0.00 3,950,423.41
Base 1.000000 0.00 0.00 0.00 3,950,423.41
US DOLLAR Total
7,042,294.150 Local 0.00 0.00 0.00 7,042,294.15
Base 0.00 0.00 0.00 7,042,294.15
EQUITY Total
7,042,294.150
Base 0.00 0.00 0.00 7,042,294.15
SALES Total
7,042,294.150
Base 0.00 0.00 0.00 7,042,294.15
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Purchase and Sales by Report Date

February 1, 2012 to February 29, 2012

COMMON E COMMODITIES
NJ DIVISION OF INVESTMENT

FUND: NJER
View Date: March 12, 2012

STATE STREET.

Base Currency: USD - USD
Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate
Units/Original Face

Trd Date Stl Date  Fail Days Broker Name
Price Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds
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Purchase Report by Report Date

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJBE STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EURO CURRENCY
FRANCE
EQUITY
815,047.510 Local 0.00 0.00 0.00 815,047.51
Base 0.00 0.00 0.00 1,072,765.53
TRADES: 2
CANCELS: 0
FRANCE Total
815,047.510 Local 0.00 0.00 0.00 815,047.51
Base 0.00 0.00 0.00 1,072,765.53
TRADES: 2
CANCELS: 0
UNITED STATES
EQUITY
9,274,410.000 Local 0.00 0.00 0.00 9,274,410.00
Base 0.00 0.00 0.00 12,211,615.61
TRADES:
CANCELS:
UNITED STATES Total
9,274,410.000 Local 0.00 0.00 0.00 9,274,410.00
Base 0.00 0.00 0.00 12,211,615.61
TRADES: 3
CANCELS: 0
EURO CURRENCY Total
10,089,457.510 Local 0.00 0.00 0.00 10,089,457.51
Base 0.00 0.00 0.00 13,284,381.14
TRADES: 5
CANCELS: 0

POUND STERLING
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Purchase Report by Report Date

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJBE ST ATE STREET
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
779,323.840 Local 0.00 0.00 0.00 779,323.84
Base 0.00 0.00 0.00 1,231,565.46
TRADES:
CANCELS:
POUND STERLING Total
779,323.840 Local 0.00 0.00 0.00 779,323.84
Base 0.00 0.00 0.00 1,231,565.46
TRADES: 2
CANCELS: 0
US DOLLAR
EQUITY
63,985,248.300 Local 0.00 0.00 0.00 67,869,814.51
Base 0.00 0.00 0.00 67,869,814.51
TRADES: 41
CANCELS: 7
US DOLLAR Total
63,985,248.300 Local 0.00 0.00 0.00 67,869,814.51
Base 0.00 0.00 0.00 67,869,814.51
TRADES: 41
CANCELS: 7
PURCHASE Total
74,854,029.650 Base 0.00 0.00 0.00 82,385,761.11
TRADES: 48
CANCELS: 7
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Purchase and Sales by Report Date SIOMIOINTISIH N AN EISOI0INRS
c S NJ DIVISION OF INVESTMENT
urrenc umima
y Ty FUND:  NJBE STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
EQUITY
10,126,251.990 Local 0.00 0.00 0.00 12,454,510.77
Base 0.00 0.00 0.00 12,454,510.77
TRADES:
CANCELS:
US DOLLAR Total
10,126,251.990 Local 0.00 0.00 0.00 12,454,510.77
Base 0.00 0.00 0.00 12,454,510.77
TRADES: 2
CANCELS: 0
SALESTotal e
10,126,251.990 Base 0.00 0.00 0.00 12,454,510.77
TRADES: 2
CANCELS: 0
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Purchase Report by Report Date SOM I OINUEIN SN BN
c S NJ DIVISION OF INVESTMENT
urrenc umima
y Ty FUND:  NJBR STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
4,650,061.000 Local 0.00 0.00 0.00 4,650,061.00
Base 0.00 0.00 0.00 4,650,061.00
TRADES: 14
CANCELS: 7
US DOLLAR Total
4,650,061.000 Local 0.00 0.00 0.00 4,650,061.00
Base 0.00 0.00 0.00 4,650,061.00
TRADES: 14
CANCELS: 7
PURCHASE Total e
4,650,061.000 Base 0.00 0.00 0.00 4,650,061.00
TRADES: 14
CANCELS: 7
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Purchase and Sales by Report Date SOM I OINUEIN SN BN
c S NJ DIVISION OF INVESTMENT
urrenc umima
y Ty FUND:  NJBR STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
EQUITY
574,494.000 Local 0.00 5,944.94 186.54 10,355,700.60
Base 0.00 5,944.94 186.54 10,355,700.60
TRADES:
CANCELS: 0
US DOLLAR Total
574,494.000 Local 0.00 5,944.94 186.54 10,355,700.60
Base 0.00 5,944.94 186.54 10,355,700.60
TRADES: 6
CANCELS: 0
SALESTotal e
574,494.000 Base 0.00 5,944.94 186.54 10,355,700.60
TRADES: 6
CANCELS: 0

Page 37 Books Closed Prepared by State Street




Purchase and Sales by Report Date

Currency Summary

COMMON E REAL ASSET HEDGES

CLIENT MANAGED
FUND: NJDL

STATE STREET.

February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - USD
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
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Purchase and Sales by Report Date COMDAOIN I R IR, ASSIANS QI /IAEDE
COMMON E REAL ASSETS EQTY/HEDG
Currency Summary FUND: NJDP ST ATFE STREET
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - USD
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FrEEEEE* No Activity for This Fund ********
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Purchase Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE

NJ DIVISION OF INVESTMENT

Currency Summary FUND: NJDW ST ATE STREET
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
1,500,000.000 Local 0.00 21,000.00 0.00 26,095,060.00
Base 0.00 21,000.00 0.00 26,095,060.00
TRADES:
CANCELS:
OPTIONS ASSIGNED
3,497.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
TRADES:
CANCELS:
OPTIONS BOUGHTBACK
3.000 Local 0.00 6.00 0.30 15,293.70
Base 0.00 6.00 0.30 15,293.70
TRADES: 1
CANCELS: 0
OPTIONS EXPIRED_WRTS
1,000.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
TRADES: 1
CANCELS: 0
US DOLLAR Total
1,504,500.000 Local 0.00 21,006.00 0.30 26,110,353.70
Base 0.00 21,006.00 0.30 26,110,353.70
TRADES: 7
CANCELS: 0
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Purchase Report by Report Date COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT
Currency Summary FUND: NJDW ST ATE STREET
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
PURCHASE Total e
1,504,500.000 Base 0.00 21,006.00 0.30 26,110,353.70
TRADES: 7
CANCELS: 0
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Sales Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

Currency Summary FUND: NJDW ST ATE STREET
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
EQUITY
2,122,800.000 Local 0.00 27,915.00 1,341.74 73,483,999.05
Base 0.00 27,915.00 1,341.74 73,483,999.05
TRADES: 6
CANCELS: 0
OPTIONS WRITTEN
27,000.000 Local 0.00 27,000.00 16.27 864,783.73
Base 0.00 27,000.00 16.27 864,783.73
TRADES: 15
CANCELS: 2
US DOLLAR Total
2,149,800.000 Local 0.00 54,915.00 1,358.01 74,348,782.78
Base 0.00 54,915.00 1,358.01 74,348,782.78
TRADES: 21
CANCELS: 2
SALES Total
2,149,800.000 Base 0.00 54,915.00 1,358.01 74,348,782.78
TRADES: 21
CANCELS: 2
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Purchase Report by Report Date

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJDX ST ATE STREET
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
AUSTRALIAN DOLLAR
EQUITY
100,000.000 Local 0.00 61.37 0.00 122,791.37
Base 0.00 66.32 0.00 132,688.33
TRADES: 1
CANCELS: 0
AUSTRALIAN DOLLAR Total
100,000.000 Local 0.00 61.37 0.00 122,791.37
Base 0.00 66.32 0.00 132,688.33
TRADES: 1
CANCELS: 0
JAPANESE YEN
EQUITY
100.000 Local 0.00 1,382,832.00 0.00 43,213,500.00
Base 0.00 17,186.58 0.00 537,080.54
TRADES: 1
CANCELS: 0
JAPANESE YEN Total
100.000 Local 0.00 1,382,832.00 0.00 43,213,500.00
Base 0.00 17,186.58 0.00 537,080.54
TRADES: 1
CANCELS: 0
SINGAPORE DOLLAR
EQUITY
168,000.000 Local 0.00 168.49 134.79 337,277.68
Base 0.00 134.82 107.86 269,886.92
TRADES: 1
CANCELS: 0
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Purchase Report by Report Date

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJDX ST ATE STREET
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
SINGAPORE DOLLAR Total
168,000.000 Local 0.00 168.49 134.79 337,277.68
Base 0.00 134.82 107.86 269,886.92
TRADES: 1
CANCELS: 0
US DOLLAR
EQUITY
112,300.000 Local 0.00 3,752.00 0.00 3,776,268.31
Base 0.00 3,752.00 0.00 3,776,268.31
TRADES: 4
CANCELS: 0
US DOLLAR Total
112,300.000 Local 0.00 3,752.00 0.00 3,776,268.31
Base 0.00 3,752.00 0.00 3,776,268.31
TRADES: 4
CANCELS: 0
PURCHASE Total
380,400.000 Base 0.00 21,139.72 107.86 4,715,924.10
TRADES: 7
CANCELS: 0
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Sales Report by Report Date COMIONIBEIEAIS-1E 138k
c S NJ DIVISION OF INVESTMENT
urrenc umma .
y Ty FUND:  NJDX STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
AUSTRALIAN DOLLAR
EQUITY
200,000.000 Local 0.00 246.71 0.00 493,163.29
Base 0.00 265.61 0.00 530,942.88
TRADES:
CANCELS: 0
AUSTRALIAN DOLLAR Total
200,000.000 Local 0.00 246.71 0.00 493,163.29
Base 0.00 265.61 0.00 530,942.88
TRADES: 2
CANCELS: 0
US DOLLAR
EQUITY
61,184.000 Local 0.00 2,061.84 64.92 3,378,333.55
Base 0.00 2,061.84 64.92 3,378,333.55
TRADES:
CANCELS:
US DOLLAR Total
61,184.000 Local 0.00 2,061.84 64.92 3,378,333.55
Base 0.00 2,061.84 64.92 3,378,333.55
TRADES: 3
CANCELS: 0
SALES Total
261,184.000 Base 0.00 2,327.45 64.92 3,909,276.43
TRADES: 5
CANCELS: 0
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Purchase Report by Report Date CRMMIONUBIEIHRCIZIAOIND
c S NJ DIVISION OF INVESTMENT
urrenc umima
y Ty FUND:  NJEF STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
157,042,294.150 Local 0.00 0.00 0.00 157,042,294.15
Base 0.00 0.00 0.00 157,042,294.15
TRADES: 8
CANCELS:
US DOLLAR Total
157,042,294.150 Local 0.00 0.00 0.00 157,042,294.15
Base 0.00 0.00 0.00 157,042,294.15
TRADES: 8
CANCELS: 1
PURCHASE Total e
157,042,294.150 Base 0.00 0.00 0.00 157,042,294.15
TRADES: 8
CANCELS: 1
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Purchase and Sales by Report Date CRMMIONUBIEIHRCIZIAOIND
c S NJ DIVISION OF INVESTMENT
urrenc umima
y Ty FUND:  NJEF STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
EQUITY
7,042,294.150 Local 0.00 0.00 0.00 7,042,294.15
Base 0.00 0.00 0.00 7,042,294.15
TRADES:
CANCELS:
US DOLLAR Total
7,042,294.150 Local 0.00 0.00 0.00 7,042,294.15
Base 0.00 0.00 0.00 7,042,294.15
TRADES: 3
CANCELS: 0
SALESTotal e
7,042,294.150 Base 0.00 0.00 0.00 7,042,294.15
TRADES: 3
CANCELS: 0
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Purchase and Sales by Report Date SRMIMOINISCOMIIGIDINZS
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJER ST ATE STREET
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - USD
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FrEEEEE* No Activity for This Fund ********

Page 48 Prepared by State Street




Purchase Report by Report Date SIOWINOINTISIH N/ ANEISOI0INRS
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBE STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
74,854,029.650 Base 0.00 0.00 0.00 82,385,761.11
TRADES: 48
CANCELS: 7
CPURCHASE Total
74,854,029.650 Base 0.00 0.00 0.00 82,385,761.11
TRADES: 48
CANCELS: 7
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Sales Report by Report Date SIOWINOINTISIH N/ ANEISOI0INRS
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBE STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
10,126,251.990 Base 0.00 0.00 0.00 12,454,510.77
TRADES: 2
CANCELS:
CSALES Total
10,126,251.990 Base 0.00 0.00 0.00 12,454,510.77
TRADES: 2
CANCELS:

Page 50 Books Closed Prepared by State Street



Purchase Report by Report Date CSOMIOINEIN SN SIS
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBR STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
4,650,061.000 Base 0.00 0.00 0.00 4,650,061.00
TRADES: 14
CANCELS: 7
CPURCHASE Total
4,650,061.000 Base 0.00 0.00 0.00 4,650,061.00
TRADES: 14
CANCELS: 7

Page 51 Books Closed Prepared by State Street




Sales Report by Report Date CSOMIOINEIN SN SIS
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBR STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
574,494.000 Base 0.00 5,944.94 186.54 10,355,700.60
TRADES:
CANCELS:
CSALES Total
574,494.000 Base 0.00 5,944.94 186.54 10,355,700.60
TRADES: 6
CANCELS:
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Purchase and Sales by Report Date

COMMON E REAL ASSET HEDGES

CLIENT MANAGED
e L FUND:  NJDL STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - USD
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Page 53

FrEEEEE* No Activity for This Fund ********

Prepared by State Street



Purchase and Sales by Report Date COMDAOIN I R AL, ASSIBNS QI /IAEDE
COMMON E REAL ASSETS EQTY/HEDG
e L FUND:  NJDP STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - USD
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FrEEEEE* No Activity for This Fund ********
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Purchase Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

Fund Summary FUND: N]DW ST AT‘E STREE‘T'
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
1,500,000.000 Base 0.00 21,000.00 0.00 26,095,060.00
TRADES: 2
CANCELS: 0
OPTIONS ASSIGNED
3,497.000 Base 0.00 0.00 0.00 0.00
TRADES:
CANCELS:
OPTIONS BOUGHTBACK
3.000 Base 0.00 6.00 0.30 15,293.70
TRADES: 1
CANCELS: 0
OPTIONS EXPIRED_WRTS
1,000.000 Base 0.00 0.00 0.00 0.00
TRADES: 1
CANCELS: 0
PURCHASE Total
1,504,500.000 Base 0.00 21,006.00 0.30 26,110,353.70
TRADES:
CANCELS:

Page 55
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Sales Report by Report Date COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT
Fund Summary FUND: N]DW ST AT‘E STREE‘T'
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
2,122,800.000 Base 0.00 27,915.00 1,341.74 73,483,999.05
TRADES:
CANCELS:
OPTIONS WRITTEN
27,000.000 Base 0.00 27,000.00 16.27 864,783.73
TRADES: 15
CANCELS: 2
CSALESTotal
2,149,800.000 Base 0.00 54,915.00 1,358.01 74,348,782.78
TRADES: 21
CANCELS: 2
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Purchase Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Fund Summary FUND:  NJDX STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
380,400.000 Base 0.00 21,139.72 107.86 4,715,924.10
TRADES:
CANCELS:
PURCHASE Total
380,400.000 Base 0.00 21,139.72 107.86 4,715,924.10
TRADES:
CANCELS:

Page 57 Books Closed Prepared by State Street



Sales Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Fund Summary FUND:  NJDX STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
261,184.000 Base 0.00 2,327.45 64.92 3,909,276.43
TRADES:
CANCELS:
SALES Total
261,184.000 Base 0.00 2,327.45 64.92 3,909,276.43
TRADES: 5
CANCELS:
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Purchase Report by Report Date SOLNMIONUBIEIHR CIE IO
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJEF STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
157,042,294.150 Base 0.00 0.00 0.00 157,042,294.15
TRADES: 8
CANCELS: 1
CPURCHASE Total
157,042,294.150 Base 0.00 0.00 0.00 157,042,294.15
TRADES: 8
CANCELS: 1
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Sales Report by Report Date SOLNMIONUBIEIHR CIE IO
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJEF STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
7,042,294.150 Base 0.00 0.00 0.00 7,042,294.15
TRADES:
CANCELS:
CSALES Total
7,042,294.150 Base 0.00 0.00 0.00 7,042,294.15
TRADES: 3
CANCELS: 0
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Purchase and Sales by Report Date COMIMOINISEONIGIINZS
NJ DIVISION OF INVESTMENT

e L FUND:  NJER STATE STREET.
February 1, 2012 to February 29, 2012 View Date: March 12, 2012
Base Currency: USD - USD
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FrEEEEE* No Activity for This Fund ********
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